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Managed Pool Accounts
2.750STATEPOOL90-119 22,283,534.25 22,283,534.25   2.75022,283,534.25SYS90-119 1

22,283,534.2522,283,534.2522,283,534.25Subtotal and Average 2.750 1

Passbook/Checking Accounts
1.223UNION BANK OF CALIFORNIA92-043 0.00 0.00   1.2230.00SYS92-043 1

0.000.000.00Subtotal and Average 0.000 0

Medium Term Notes
5.961MERRILL LYNCH FINANCIAL99-042 4,000,000.00 4,000,547.49 02/12/2003  6.00008/21/1998 4,060,875.86590188HZ4 150

4,000,547.494,060,875.864,000,000.00Subtotal and Average 5.961 150

Repurchase Agreements
1.052UNION BANK OF CALIFORNIA03-055 4,901,000.00 4,901,000.00 09/16/2002  1.03709/13/2002 4,901,000.00SYS03-055 1

4,901,000.004,901,000.004,901,000.00Subtotal and Average 1.052 1

Federal Agency Issues - Coupon
6.390FEDERAL FARM CREDIT BANK00-037 3,000,000.00 2,970,654.68 03/12/2004  5.62508/20/1999 3,148,121.8031331R2S3 544
5.120FEDERAL FARM CREDIT BANK01-173 3,000,000.00 3,178,156.41 06/02/2003 14.05002/21/2001 3,265,312.50313311HW5 260
5.140FEDERAL FARM CREDIT BANK01-181 3,000,000.00 3,063,508.20 09/23/2004  6.30003/02/2001 3,238,235.7831331RGK5 739
5.065FEDERAL FARM CREDIT BANK01-232 1,500,000.00 1,530,011.01 11/04/2004  6.10004/26/2001 1,617,472.4631331RJP1 781
5.077FEDERAL FARM CREDIT BANK01-273 3,000,000.00 3,001,079.86 06/07/2004  5.10006/07/2001 3,144,375.0031331LJE9 631
5.320FEDERAL FARM CREDIT BANK02-016 3,000,000.00 2,985,796.14 04/26/2005  5.12007/10/2001 3,199,687.5031331LGA0 954
4.393FEDERAL FARM CREDIT BANK02-043 2,320,000.00 2,337,212.12 05/14/2004  4.87508/20/2001 2,422,225.003133MEWX5 607
6.350FEDERAL HOME LOAN BANK00-059 4,000,000.00 3,988,264.60 01/16/2003  5.37009/08/1999 4,047,500.003133M2T23 123
6.411FEDERAL HOME LOAN BANK00-108 3,000,000.00 2,998,867.65 11/14/2003  6.37511/22/1999 3,153,750.003133MABA6 425
6.419FEDERAL HOME LOAN BANK00-109 3,000,000.00 2,979,189.57 09/02/2003  5.60011/22/1999 3,110,625.003133M5JU5 352
6.805FEDERAL HOME LOAN BANK00-150 3,000,000.00 2,997,478.94 11/15/2002  6.25001/14/2000 3,021,562.503133MACZ0 61
5.149FEDERAL HOME LOAN BANK01-205 2,000,000.00 2,075,125.32 11/15/2005  6.50004/02/2001 2,228,125.003133MCHS7 1,157
4.970FEDERAL HOME LOAN BANK01-208 3,000,000.00 3,075,186.00 11/15/2004  6.25004/05/2001 3,247,500.003133MABT5 792
5.270FEDERAL HOME LOAN BANK01-247 3,000,000.00 3,120,262.83 02/15/2005  7.12505/01/2001 3,328,125.003133MAUN7 884
4.720FEDERAL HOME LOAN BANK01-249 2,000,000.00 2,015,834.17 01/05/2004  5.37505/11/2001 2,090,625.003133MCRV9 477
5.420FEDERAL HOME LOAN BANK01-252 3,000,000.00 3,129,779.37 05/13/2005  7.25005/14/2001 3,368,437.503133MBH42 971
5.530FEDERAL HOME LOAN BANK01-253 3,000,000.00 3,080,603.71 11/15/2005  6.50005/18/2001 3,342,187.503133MCHS7 1,157
5.270FEDERAL HOME LOAN BANK01-271 3,000,000.00 3,124,349.80 08/15/2005  6.87506/07/2001 3,360,000.003133MBY92 1,065
5.431FEDERAL HOME LOAN BANK02-009 3,000,000.00 2,994,505.05 05/15/2006  5.37507/11/2001 3,241,875.003133MEU66 1,338
5.160FEDERAL HOME LOAN BANK02-035 1,250,000.00 1,269,740.10 04/26/2006  5.66008/09/2001 1,363,671.883133M8KJ2 1,319
4.232FEDERAL HOME LOAN BANK02-064 2,000,000.00 2,047,047.27 11/14/2003  6.37508/23/2001 2,102,500.003133MABA6 425
4.010FEDERAL HOME LOAN BANK02-088 3,000,000.00 3,000,000.00 10/18/2004  4.01010/18/2001 3,105,000.003133MHUB8 764
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3.709FEDERAL HOME LOAN BANK02-152 3,000,000.00 3,010,364.60 12/15/2004  3.87501/17/2002 3,105,937.503133MKGJ0 822
4.657FEDERAL HOME LOAN BANK02-164 3,000,000.00 3,061,793.21 08/15/2006  5.25001/31/2002 3,234,375.003133MGVA1 1,430
4.701FEDERAL HOME LOAN BANK02-183 3,000,000.00 3,019,236.64 11/15/2006  4.87502/22/2002 3,196,875.003133MKED5 1,522
3.436FEDERAL HOME LOAN BANK02-242 2,000,000.00 2,009,619.24 04/15/2004  3.75005/09/2002 2,048,750.003133MML50 578
6.210FEDERAL HOME LOAN BANK98-151 2,000,000.00 2,000,000.00 12/30/2002  6.21012/30/1997 2,025,625.003133M2UA3 106
5.775FEDERAL HOME LOAN BANK98-176 3,000,000.00 3,000,000.00 02/03/2003  5.77502/03/1998 3,045,937.503133M2R82 141
6.025FEDERAL HOME LOAN BANK98-209 4,000,000.00 4,000,000.00 03/19/2003  6.02503/19/1998 4,086,250.003133M3WE1 185
6.015FEDERAL HOME LOAN BANK98-226 4,000,000.00 4,000,000.00 04/10/2003  6.01504/10/1998 4,096,250.003133M3N92 207
5.515FEDERAL HOME LOAN BANK99-134 3,000,000.00 3,000,000.00 12/08/2003  5.51512/08/1998 3,128,437.503133M6Q43 449
6.430FEDERAL HOME LOAN MORT CORP00-038 3,000,000.00 3,020,465.89 04/01/2004  6.95008/20/1999 3,212,812.503134A1SQ4 564
7.290FEDERAL HOME LOAN MORT CORP00-230 2,000,000.00 1,947,225.24 01/15/2004  5.00005/04/2000 2,081,250.003134A2T99 487
5.009FEDERAL HOME LOAN MORT CORP01-201 3,000,000.00 3,062,031.38 07/15/2004  6.25003/28/2001 3,217,500.003134A3YM2 669
5.234FEDERAL HOME LOAN MORT CORP01-223 3,000,000.00 3,102,895.32 01/15/2005  6.87504/18/2001 3,299,062.503134A32S4 853
5.280FEDERAL HOME LOAN MORT CORP01-248 3,000,000.00 3,129,377.53 07/15/2005  7.00005/02/2001 3,346,875.003134A34Q6 1,034
4.720FEDERAL HOME LOAN MORT CORP01-250 2,000,000.00 2,006,871.37 01/15/2004  5.00005/11/2001 2,081,250.003134A2T99 487
5.430FEDERAL HOME LOAN MORT CORP01-274 3,000,000.00 2,984,133.01 01/15/2006  5.25006/11/2001 3,221,250.003134A4CX0 1,218
5.230FEDERAL HOME LOAN MORT CORP01-290 2,000,000.00 2,000,814.35 12/20/2004  5.25006/29/2001 2,016,237.79312923R98 827
3.470FEDERAL HOME LOAN MORT CORP02-153 2,000,000.00 2,037,421.33 08/15/2004  4.50001/17/2002 2,084,375.003134A4GW8 700
3.440FEDERAL HOME LOAN MORT CORP02-243 1,000,000.00 1,000,905.71 04/19/2004  3.50005/09/2002 1,019,579.93312924MV2 582
3.520FEDERAL HOME LOAN MORT CORP02-265 2,000,000.00 2,026,402.95 10/01/2004  4.20006/07/2002 2,076,715.70312924JH7 747
3.365FEDERAL HOME LOAN MORT CORP03-018 3,000,000.00 3,093,267.99 10/03/2005  4.45007/22/2002 3,146,870.73312924JX2 1,114
2.530FEDERAL HOME LOAN MORT CORP03-030 1,650,000.00 1,691,463.40 12/07/2004  3.70008/07/2002 1,697,544.50312924VT7 814
6.899FEDERAL HOME LOAN MORT CORP96-293 1,000,000.00 999,866.95 10/02/2002  6.55006/26/1996 1,002,187.50313400QY2 17
5.360FEDERAL NATL MORTGAGE ASSN01-251 2,000,000.00 2,018,963.20 06/15/2005  5.75005/14/2001 2,165,000.0031359MDW0 1,004
5.430FEDERAL NATL MORTGAGE ASSN01-257 1,218,000.00 1,249,470.91 09/27/2005  6.40005/22/2001 1,348,848.3931364BLK4 1,108
5.090FEDERAL NATL MORTGAGE ASSN01-261 3,000,000.00 3,073,724.81 08/15/2004  6.50005/24/2001 3,238,125.0031359MEX7 700
5.370FEDERAL NATL MORTGAGE ASSN01-269 3,000,000.00 3,053,842.56 12/15/2005  6.00006/05/2001 3,298,125.0031359MGM9 1,187
5.420FEDERAL NATL MORTGAGE ASSN02-011 2,000,000.00 2,060,042.70 03/08/2006  6.41007/12/2001 2,233,901.9831364BYF1 1,270
4.298FEDERAL NATL MORTGAGE ASSN02-155 2,000,000.00 2,123,387.81 09/12/2005  6.55001/18/2002 2,230,000.0031359CBU8 1,093
4.052FEDERAL NATL MORTGAGE ASSN02-159 3,000,000.00 3,249,526.00 03/10/2005  7.65001/25/2002 3,383,437.5031359CBH7 907
3.293FEDERAL NATL MORTGAGE ASSN02-260 3,000,000.00 3,063,020.29 03/15/2004  4.75005/17/2002 3,121,875.0031359MHJ5 547
7.007FEDERAL NATL MORTGAGE ASSN97-008 3,000,000.00 2,995,191.42 05/21/2003  6.71007/11/1996 3,100,754.7031364CDD7 248
5.250FEDERAL NATL MORTGAGE ASSN99-078 2,000,000.00 2,000,000.00 10/07/2002  5.25010/05/1998 2,004,091.8031364GBQ1 22
5.330FEDERAL NATL MORTGAGE ASSN99-093 3,000,000.00 3,000,000.00 10/20/2003  5.33010/19/1998 3,111,521.7631364GCY3 400
5.867STUDENT LOAN MARKETING ASSN94-081 500,000.00 521,718.46 06/01/2004  9.25010/12/1993 558,454.9786387RAU6 625
6.578TENNESSEE VALLEY AUTHORITY00-137 3,000,000.00 2,999,605.56 09/24/2002  6.00012/30/1999 3,002,057.65880591DE9 9
5.333TENNESSEE VALLEY AUTHORITY02-017 3,000,000.00 3,076,526.16 06/15/2005  6.37507/06/2001 3,286,061.55880591CE0 1,004

154,651,828.79161,701,118.37152,438,000.00Subtotal and Average 5.225 698
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Treasury Securities - Coupon
6.222UNITED STATE TREASURY01-024 2,000,000.00 2,029,971.06 05/15/2004  7.25008/02/2000 2,174,375.00912827P89 608
4.800UNITED STATE TREASURY01-225 3,000,000.00 3,074,578.48 02/15/2006  5.62504/20/2001 3,300,937.50912827W81 1,249
4.647UNITED STATE TREASURY01-228 3,000,000.00 3,151,517.98 05/15/2005  6.75004/25/2001 3,343,125.009128276D9 973
3.453UNITED STATE TREASURY02-042 3,000,000.00 3,018,430.91 12/31/2002  5.62508/20/2001 3,033,750.009128273S9 107
3.870UNITED STATE TREASURY02-065 2,000,000.00 2,008,359.86 11/15/2003  4.25008/23/2001 2,056,875.009128274U3 426
4.301UNITED STATE TREASURY02-177 4,000,000.00 4,373,182.38 07/15/2006  7.00002/14/2002 4,622,500.00912827Y55 1,399
4.229UNITED STATE TREASURY02-180 4,000,000.00 4,333,204.27 10/15/2006  6.50002/19/2002 4,572,500.00912827Z62 1,491
4.848UNITED STATE TREASURY02-201 3,000,000.00 3,163,535.52 02/15/2007  6.25003/18/2002 3,419,062.509128272J0 1,614
4.648UNITED STATE TREASURY02-207 2,000,000.00 2,060,385.90 02/15/2006  5.62503/26/2002 2,205,000.00 912827W81 1,249
3.784UNITED STATE TREASURY02-266 2,000,000.00 2,185,894.69 05/15/2005  7.50006/07/2002 2,248,750.00912827S86 973
5.593UNITED STATE TREASURY94-110 3,000,000.00 3,003,257.13 08/15/2003  5.75011/18/1993 3,108,750.00912827L83 334

32,402,318.1834,085,625.0031,000,000.00Subtotal and Average 4.547 1,009

Ginnie Mae's
12.154FEDERAL HOME LOAN MORT CORP86-081 3,400.50 3,666.16 10/01/2010 13.50007/01/1994 4,015.92313401KA8 2,938
9.680FEDERAL HOME LOAN MORT CORP87-009 4,549.86 4,660.76 03/01/2016 10.00007/01/1994 5,224.51313401TJ0 4,916
9.660FEDERAL HOME LOAN MORT CORP87-011 1,248.16 1,278.58 08/01/2013 10.00007/01/1994 1,392.2531343CKA1 3,973
9.215FEDERAL HOME LOAN MORT CORP88-137 40,049.16 39,648.67 04/01/2009  9.00007/01/1994 43,396.8731340RGH1 2,390
9.350FEDERAL HOME LOAN MORT CORP88-162 2,039.70 1,968.31 08/01/2005  8.50007/01/1994 2,138.81313401CZ2 1,051
9.474GOVT NATL MORTGAGE ASSN86-075 12,297.94 12,328.71 08/15/2009  9.50007/01/1994 13,665.47362064Y76 2,526
9.241GOVT NATL MORTGAGE ASSN88-135 11,231.95 11,091.59 11/15/2008  9.00007/01/1994 12,184.87362055UF0 2,253
9.234GOVT NATL MORTGAGE ASSN88-136 51,359.47 50,717.48 07/15/2009  9.00007/01/1994 56,072.21362063F46 2,495

125,360.26138,090.91126,176.74Subtotal and Average 9.360 2,539

Federal Agency Disc. -Amortizing
1.975FEDERAL NATL MORTGAGE ASSN02-231 3,000,000.00 2,994,692.50 10/18/2002  1.93004/25/2002 2,995,500.18313589K93 33

2,994,692.502,995,500.183,000,000.00Subtotal and Average 1.975 33

Total and Average 217,748,710.99 4.756 640230,165,744.57 221,359,281.47
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Subtotal and Average

Total Cash and Investmentss 217,748,710.99 4.756 640

0
103,731.94
103,731.94

103,731.94
103,731.94

Subtotal
Accrued Interest at Purchase

230,269,476.51 221,463,013.41
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